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Closure and Montonocity Properties of Nonhomogeneous Poisson 
Processes and Record Values 
R.C. Gupta, University of Maine at Orono, USA 
S.N.U.A. Kirmani*, University of Northern Iowa, USA 
Some properties of occurrence times and interoccurrence times of a non- 
homogeneous Poisson process are proved when the mean value function of the 
process is convex, starshaped, or superadditive. Similar results are valid for record 
values from nonnegative distributions. 
On the Levy-Prohorov Distance between Counting Processes 
Martti Nikunen* and Esko Valkeila, University of Helsinki, Finland 
Suppose that N is a counting process having a deterministic ontinuous com- 
pensator A and let M be another counting process on the same probability space 
with compensator B. In [3] we derived an upper bound for the Levy-Prohorov 
distance between the distributions of N and M in the case where B is continuous. 
Now we extend this result to some cases in which the compensator B can have 
jumps. This result gives some information about the rate of convergence in a limit 
theorem due to Kabanov, Liptser and Shiryayev [1]. 
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Let (p,) and (r,) be related by 
n 
(n + 1)p,+~ = ~ pkr,-k 
k=O 
(n =0, 1 , . . . ) ,  
i.e., if rk >i 0 for all k then (p,) is infdiv. We prove two theorems. 
(1) 
